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BACKGROUND

Intoday's dynamicfinanciallandscape, doyou possess
the strategic clarity to unlock hidden profitability within
your funding structures? This workshop isn't just
about understanding Asset Liability Management and
Funds Transfer Pricing — it's about mastering them.

In the competitive arena of financial services, strategic
advantage hinges on your ability to optimize your
balance sheet and accurately price your funds. This
isn't just about compliance; it's about performance.
We delve into the core principles and explore
applications, empowering you to make informed
decisions that directly impact your bottom line and
long-term resilience.

Feeling like you're navigating a complex maze
of financial risks and opaque funding costs? This
workshop offers a clear pathway to understanding
and controlling your institution's financial risks and
profitability. We demystify the intricacies of Asset
Liability Management and Funds Transfer Pricing,
providing you with the essential knowledge and
practical tools to bring transparency and efficiency to
your operations. Gain the confidence to proactively
manage interest rate risk, optimize liquidity, and
implement a Funds Transfer Pricing framework that
truly reflects your business realities.
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OBJECTIVES

By attending, this Seminar Participants will be
familiar with managing Financial Risks.

AML is about identifying, measuring, and controlling
various risks: Interest rate risk, Liquidity risk, credit
risk (indirectly), foreign exchange risk, and optimizing
profitability through understanding the risk-return
trade-offs associated with different balance sheet
structures. This allows management to make
informed decisions about product offerings, market
strategies, and capital allocation.

This Seminar is valuable for professionals seeking
to Gain a comprehensive understanding of Financial
Risks and how to manage them effectively, and
enhance their institution’s profitability and long term
sustainability.

TARGET AUDIENCE

* ALM managers and Analysts.

» Treasury Professionals

* Heads of Treasury

» Finance and Accounting directors and staff
* Financial Controllers and Reporting Managers
* Risk Management directors and staff

» Compliance Officers

* Internal Auditors

* Heads of Business Units

* Product Managers

» Large Corporate Relationship Managers

* Regulatory Authorities
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OUTLINE

DAY 1: DEFINITION OF ASSETS LIABILITIES
MANAGEMENT (ALM) AND FUND TRANSFER
PRICING (FTP)

* Management of Liquidity, Funding & financial Risk.

* Funds Transfer Pricing Management and key
objectives.

*  Management of all possible risks, rules and
regulations.

+ Liquidity Risk (LCR, NSF Ratios & stress testing)

+ Case Studies

DAY 2: ALM STRATEGIES: MONITORING AND
MANAGING THE FOLLOWING RISKS:

* Interest Rate Risk (yield curve risk)

* Market Risk/Repricing Risk

+ Capital Risk:
0 Risk Adjusted Return on Capital (RAROC).
o Capital Adequacy and Management

* Funding Transfer Pricing

+ Contingency Funding Plan

+ Case Studies.

DAY 3: ALM MODELS NEED TO INCORPORATE
THE FOLLOWING:

» Building Synergy between Risk & ALM functions
» Capital Budgeting and Planning

» Economic value of equity

* Enterprise Risk Management

+ Case Studies
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FADI AMINE EL-FAKIH
FRM®

- Former Advisor to the Chairman of one of the
largest banks in Lebanon for Risk Management
Affairs between 2020 and 2025.

- Executive Board Member of the Capital Markets
Authority of Lebanon for 8 years till 2020.

- Mr. Fakih has a Banking experience of around
28 years in Risk Management (CRO), Credit
Management, Compliance and Branch Management.

- At the Capital Markets Authority, an independent
financial regulatory body separate from the Central
Bank of Lebanon, he contributed to the development
of the Authority's foundational regulations and the
establishment of financial institutions’ supervision
standards, in collaboration with an internal team and
international experts under the supervision of the
World Bank. He also led the team that secured the
CMA's associate membership in the International
Organization of Securities Commissions (I0OSCO).
Subsequently, he represented Lebanon in the
Emerging Markets Committee of IOSCO for several
years, as well as in the Union of Arab Securities
Authorities (UASA).

- Mr. Fakih is a certified lecturer/expert with the Union
of Arab Banks and has participated in numerous
regional and international conferences specializing
in Risk Management and Financial Supervision.

- Mr. Fadi has a long experience as a professor
of Risk Management and Finance (11 years) in
Graduate and Post Graduate courses in LAU (The
Lebanese American University), one of the most
prestigious Universities in Lebanon).
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Registration fees:
UAB Members: $ 1250
UAB Non-Members: $ 1500



